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Submitted by: Piedmont Natural Gas

Address: PO Box 33068

Charlotte, NC 28233
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OFSOUTH CAROLINA
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DOCKET

NUMBER: 2001 410 _ G

SC Bar Number:

Telephone:

Fax:

Other:

Emaih

704-731-4560

704-364-1395

j enny.furr@piedmontng,com

NOTE: The cover sheet and information contained herein neither replaces nor supplements the filing and service of pleadings or other papers

as required by law. This form is required for use by the Public Service Commission of South Carolina for the purpose of docketing and must
be filled out completely.

DOCKETING INFORMATION (Check all that apply)

Request for item to be placed on Commission's Agenda
[] EmergencyReliefdemandedinpetition [] expeditiously

[] Other: Monthly Analysis of Deferred Account - Hedging Program

I INDUSTRY (Cheek one) l

[] Electric

[] Electric/Gas

[] Electric/Telecommunications

[] Electric/Water

[] Electric/War er/Telecom.

[] Electric/Water/Sewer

IX[ Gas

[] Railroad

[] Sewer

[] Telecommunications

[] Transportation

[] Water

[] Water/Sewer

[] Administrative Matter

[] Other:

NATURE OF ACTION (Cheek all that apply) 1

[]Affidavit

[] Agreement

'-]Answer

[] Appellate Review

[]Application

[] Brief

[] Certificate

[]Comments

[] Complaint

[] Consent Order

[] Discovery

[] Exhibit

[] Expedited Consideration

[] Intereonnection Agreement

[] Interconnection Amendment

[] Late-Filed Exhibit

[] Letter

[] Memorandum

[] Motion

[] Objection

[] Petition

[] Petition for Reconsideration

[] Petition for Rulemaking

[] Petition for Rule to Show Cause

[] Petition to Intervene

[] Petition to Intervene Out of Time

[] Prefiled Testimony

[] Promotion

[] Proposed Order

[] Protest

[] Publisher's Affidavit

[] Report

[] Request

[] Request for Certification

[] Request for Investigation

[] Resale Agreement

[] Resale Amendment

[] Reservation Letter

[] Response

[] Response to Discovery

[] Return to Petition

[] Stipulation

[] Subpoena

[] Tariff

[] Other:
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January ll, 2012

Ms. Joeelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite I00
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

dAN122012

Dear Ms. Boyd:

Enclosed is Piedmont's Defen.ed Account-Hedging Program report for the period end October
31,201t.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Fun"

Manager-Regulatory Reporting
704-731-4560

Jenny.Fun.@Piedmontng.com

Enclosures

C: ORS

4720 Piedmont Row Drive • Chatlotte, NC28210

piedmontng,com
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Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging ActivEy and Recon
October-11

(2) 1,131.50

21 A
7 A
6 A
7 A

14 A
7 A

11 A

73 )- ofA's
15.50 Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)
(1)

35,605.50
11,658.50

9,993.00
11,658.50
21,917.00
12,008.50
17,220.50

t20,061.50
1,131.50

118,930.00

B

B

B

B

B

B

B

Z of B's
Less: Fees (Expenditures)
Option Premium

_ of D's

Activity in Account

Debits (D) Credits ((3)

35,605.50
35,605.50

11,658.50
9,993.00

11,658.50
21,917.00
12,008.50

33,310.00
33,925.50

17,220.50
17,220.50

120,061.50 120,061.50

120,061.50

(120,061.5_

t3)

"_"of C'S

_ of C's

Z of b's
P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P&L and Cash Activity

(5)

15.50

E

E

Z of E's

Commission and Fees rate

Total Fees (Receipts)

(4)
(5)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) Interest from ADM
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;\DM INVESTOI_, SERVICES, INC.

Chicago Bo_ll'd of rFrade 13tlilding

i41 W. Jackso_ Blvd. _ ?_uile {600A

Chicago, Illinio_ (_()(_{)43190

MObl B41 Y RO}!MODil Y STt\TI bi[ N I

STATEMENT DATE:

ACCOUNT NUMBERz

SALESMAN NUt.ERr

INTRODUCED BYI

OCT 31, 2011

121 X2068

121 XI21

RBC.WEALTE.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU MAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 Or 312/242-7200.

* * * * * * * * * YOUR ACTIVITY THIS MOMTH * * * * * * * * * * * * * *

DATE LONG/BUY SRRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/06/1 21 CALL OCT 12 _ NAT GAS E 5400 C NET PREW US 35,605.50

10/07/1 WIRE TRANSFER REC WIREREC US 35,608.80

WIRE TRANSFER RECEIVED ....

10/14/1 7 CALL JUL 12 Nlq4 NAT GAS E 5000 C NET PREM US 11,658.50

10/14/1 6 CALL AUG 12 NYM NAT GAS E 5150 C NET PREM US 9,993.00

10/14/1 7 CALL SEP 12 N%q4 NAT GAS E 5350 C NET PREM US 11,658.50

10/17/1 14 CALL APE 12 NYM NAT GAS E 4550 C NET PEEM US 21,917.00

10/17/1 7 CALL OCT 12 NYM NAT GAS E 5500 C NET PREM US 12,008.50

10/17/1 WIRE TRANSFER REC WIREREC US 33,310.00

WIRE TRANSFER RECEIVED

10/18/1 WIRE TRANSFER REC WIREREC US 33,925.50

WIRE TRANSFER RECEIVED

10/25/1 Ii CALL MAY 12 NYM NAT GAS E 4550 C NET PREM US 17,220.50

10/26/1 WIRE TRANSFER REC WIREEEC US 17,220.50

WIRE TRANSFER RECEIVED

10/27/1 10 CALL NOV Ii NYM NAT GAS E 5600 C EXPIRE US .00

10/27/1 40 CALL NOV II NYM NAT GAS E 5700 C EXPIRE US .00

* * * * * * * * * * * * * * * * POSITIONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

9/26/1 12 CALL JAN 12 Nlq4 NAT GAS E 4500 C .1550 US 10,356.00

12" OPTION MARKET VALUE .0863 i0,356.00"

EXPIRE 12/27/11

AVERAGE LONG: .15500

LAST TRADE DATEz 12/27/11

8/25/1 12 CALL DEC 11 Nlq4 NAT GAS E 4550 C .1650 US 1,992.00

12- OPTION MARKET VALUE .0166 1,992.00"

EXPIRE 11/23/11

AVERAGE LONGz .16500

LAST TRADE DATEz 11/23/11

10/17/1 14 CALL APE 12 Nlq4 NAT GAS E 4550 C .1580 US 21,952,00

14- OPTION MARKET VALUE .1568 21,952.00"

EXPIRE 3/27/12

AVERAGE LONG: .15500

LAST TRADE DATEI 3/27/12

10/25/1 II CALL MAY 12 _ NAT GAS E 4550 C .1550 US 20,625.00

Ii* OPTION MARKET VALUE .1875 20,625.00"

EXPIRE 4/25/12

AVERAGE LONGI .15500

LAST TRADE DATE: 4/25/12

AI)I_t INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Darlie[s Midland Coml)_ny.
PI EASE REPOR_ ANY DIFFERENCES OR OBJECTIONS IM_._EDIAI'EI Y. YOUR FAILURE 10 IM%IEDIATEI_Y EXE_CtSE YOUR RIGHT lO HA_7 nlF_-ERENCES OR OBIEC: lIONS

C(JRREO l El) Wll E BE DEE%{ED YOUI_ AGFIEEM{ _! I [HAl" ] HS S I_,TEMEN/IS CORRE C_ Ab, D RAIIFIEe.
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ADM INVESTOI _. E;EI_.VICES, INC.

Chicago Board ol hade Building

141 W, JacksDn Blvd. o Suile 1600A

Chicago, Illinioq 60604-3190

MON] 14l ",' COf,SMC)DI { Y SIA]'EMEN]

PAGE 2

STATEMENT DATE: OCT 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC'WEALTH'MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

P0 BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS 0R ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRIOE/LEGND CC DEBIT CREDIT

9/26/1 15 CALL FEB 12 Nlq4 NAT GAS E 4600 C .1640 US 16,275.00

15" OPTION MARKET VALUE .1085 16,275.00-

EXPIRE 1/26/12

AVERAGE LONG: .16400

LAST TRADE DATE: 1/26/12

9/26/1 II CALL MAR 12 NYM MAT GAS E 4650 C .1680 US 13,959.00

Ii* OPTION MARKET VALUE .1269 13,959.00"

EXPIRE 2/24/12

AVERAGE LONG: .16800

LAST TRADE DATE: 2/24/12

8/23/1 14 CALL APR 12 NYM NAT GAS E 4950 C .1650 US 12,026.00

14" OPTION MARKET VALUE .0859 12,028.00"

EXPIRE 3/27/12

AVERAGE LONG: .16500

LAST TRADE DATE: 3/27/12

9/26/1 7 CALL JUN 12 Nlq4 NAT GAS E 4950 U .1630 US 9,632.00

7* OPTION HARKET VALUE .1376 9,632.00*

EXPIRE 5/25/12

AVERAGE LONGz .16300

LAST TRADE DATE: 5/25/12

8/25/1 12 CALL MAY 12 NYM NAT GAS E 5000 C .1650 US 12,000.00

12" OPTION MARKET VALUE .i000 12,000.00"

EXPIRE 4/25/12

AVERAGE LONG: .16500

LAST TRADE DATEx 4/25/12

10/14/1 7 CALL JUL 12 NYM NAT GAS E 5000 C .1650 US 11,634.00

7* OPTION MARKET VALUE _1662 11,634.00"

EXPIRE 6/26/12

AVERAGE LONG: .16500

LAST TRADE DATE: 6/26/12

8/08/1 15 CALL APR 12 NYM NAT GAS E 5050 C .1750 US 11,056.00

15" OPTION MARKET VALUE .0737 11,055.00"

EXPIRE 3/27/12

AVERAGE LONG: .17500

LAST TRADE DATE: 3/27/12

8/01/1 12 CALL JAN 12 _ NAT GAS E 5100 C .1830 US 2,424.00

12" OPTION HARKET VALUE .0202 2,424.00*

EXPIRE 12/27/11

AVERAGE LONG: .18300

LAST TRADE DATE_ 12/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Comp,_my.
PI. ASL ,qEPORT ANY DIFFERENCES OR Of_JECTIONS IMML:DIAI ELY. YOt_R FAILURE IO _MMEDD_ELY EXERCISE YOUR !_IGHT ] O HAVE DIFFERENCES OR OBJECIIOIIS

(]OFIREC/El) WILl. IR. DEEMED YOUR AGREEMEN F TIdAl/HIS STtM'EMEN] IS COF]_tEC f AND R&IIFIED
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ADM INVESTOR SERVICES, INC,

Chicago Board ol Fl'ade Ihfildhl_,

141 W. Jacle¢_n Blvd. * SuRe R_00A

Chicaso, [llinios 6(]60,_,L3 [90

MON/lfl Y COMMODITY Su'i £MEF i
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STATEMENT DATE_ OCT 31, 2011

ACCOUNT NU_EEI 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BYI EBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

P0 BOX 33068

C}LARLOTTE MC 28233-3060

IF YOU HAArE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHET/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/23/1 8 CALL JUN 12 Nlq4 NAT GAS E 5100 C .1750 US 91128.00

8* OPTION MARKET VALUE .i141 9,128.00"

EXPIRE 5/25/12

AVERAGE LOMGI .17500

LAST TRADE DATEs 5/25/12

8/08/1 11 CALL MAY 12 NYM NAT GAS E 5150 O .1700 US 8,910.00

ii* OPTION MARKET VALUE .0810 8,910.00-

EXPIRE 4/25/12

AVERAGE LONGI .17000

LAST TRADE DATE: 4/25/12

10/14/1 6 CALL AUG 12 NYM NAT GAS E 5150 C .1650 US 9,834.00

6* OPTION MARKET VALUE .1639 9,834.00*

EXPIRE 7/26/12

AVERAGE LONGI .16500

LAST TRADE DATEI 7/26/12

7/11/1 12 CALL DEC ii NYM NAT GAS E 5200 C .1750 US 132.00

12- 0PTION MARKET VALUE .0011 132.00"

EXPIRE 11/23/11

AVERAGE LONG: .17500

LAST TRADE DATEI 11/23/11

8/08/1 7 CALL _ 12 NYM NAT GAS E 5200 C .1800 US 7,049.00

7* OPTION MARKET VALUE .1007 7,049.00*

EXPIRE 5/25/12

AVERAGE LONG: .18000

LAST TRADE DATEI 5/25/12

8/25/1 8 CALL JUL 12 NYM NAT GAS E 5200 C .1750 US 10,672.00

8* OPTION MARKET VALUE .1334 10,672.00"

EXPIRE 6/26/12

AVERAGE LOMGI .17500

LAST TRADE DATEI 6/26/12

9/26/1 7 CALL AUG 12 NYM MAT GAS E 5200 C .1730 US 10,899.00

7* OPTION MARKET VALUE .1557 10,899.00"

EXPIRE 7/28/12

AVERAGE LONGz .17300

LAST TRADE DATEI 7/26/12

8/01/1 14 CALL FEB 12 NYM NAT GAS E 5250 C .1750 US 4,438,00

14" OPTION MARKET VALUE .0317 4,438.00*

EXPIRE 1/26/12

AVERAGE LONGI .17500

LAST TRADE DATEI 1/26/12

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Danieis Midland Compafly.
P[ !AS! REPOR/AN',' DIFFERENCES Oit OBJ£:C1 iONS IMMEDIATELY, YOUR FAILUNE TO h_,IMEDIATEI Y EXERCISE YOUR r41gH [ TO HA\m DIFI-E{_ENCES OR OBJ,_ C rIOIIS

CORR[ C1 EO WILL BE DEEMED YOLIF_ AG Rf EMEIqT/14Ai Yl41S STATEMENT IS CORF_EC1 A_'/L} RAI IFIED,



AI)M

ADM INVESTOR SF.RVICES, INC,

Chicago Board oi h'ade Buildin_,_

14/ W. Jackson I_h'd. _ Suile _600A

('hicaoo lllinios 6(}('_04-3l()0

_'/ONIItIY CObLIOUU Y _TAIEMEr i

PAGE 4

STATEMENT DATEI

ACCOI/NT NU_ER_

SALESMAN NUMBEEZ

INTRODUCED BY:

OCT 31, 2011

121 X2068

121 XI21

REC'WEALTN'MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CRARLOTTE NC 28233-3060

IF YOU RAIFE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADNIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/01/1 Ii CALL MAR 12 NYM NAT GAS E 5300 C .1800 US 5,269,00

ii* OPTION MARKET VALUE .0479 5,269.00*

EXPIRE 2/24/12

AVERAGE LONG: .18000

LAST TRADE DATEI 2/24/12

9/26/1 6 CALL SEP 12 NYM NAT GAS E 5350 C _1700 US 9,354.00

10/14/1 7 CALL SEP 12 N_q4 NAT GAS E 5350 C .1650 US 10,913.00

13" OPTION MARKET VALUE .1559 20,267.00*

EXPIRE 8/28/12

AVERAGE LONG: .16738

LAST TRADE DATEI 8/28/12

6/24/1 14 CALL APE 12 NYM NAT GAS E 5400 C .1820 US 6,020.00

14" OPTION MARKET VALUE .0430 6,020.00-

EXPIRE 3/27/12

AVERAGE LONG: .18200

LAST TRADE DATE: 3/27/12

10/06/1 21 CALL OCT 12 NYM NAT GAS E 5400 C .1680 US 36,624.00

21" OPTION MARKET VALUE .1744 36,624.00*

EXPIRE 9/25/12

AVERAGE LONGI .16800

LAST TRADE DATEI 9/25/12

6/24/1 12 CALL MAY 12 }/YM NAT GAS E 5450 C .1830 US 6,360.00

12" OPTION MARKET VALUE .0530 6,360.00*

EXPIRE 4/25/12

AVERAGE LONGI .18300

LAST TRADE DATE: 4/25/12

8/10/1 7 CALL JUL 12 NYM NAT GAS E 5450 C .1750 US 7,063.00

7* OPTION MARKET VALUE .1009 7,063.00"

EXPIRE 6/26/12

AVERAGE LONGI .17500

LAST TRADE DATEI 6/26/12

8/08/1 6 CALL AUG 12 NYM NAT GAS E 5450 C .1780 US 7,218.00

6* OPTION MARKET VALUE .1203 7,218.00"

EXPIRE 7/26/12

AVERAGE LONG: .17800

LAST TRADE DATEI 7/26/12

10/17/1 7 CALL OCT 12 NYM NAT GAS E 8500 C .1700 US ii,I09,00

7* OPTION MARKET VALUE .1587 11,105.00"

EXPIRE 9/25/12

AVERAGE LONGI .17000

LAST TRADE DATEI 9/25/12

ADM INVES'fOR SERVICES, IN(;. a wholly owned subsidiary of tile Archer Daniels Midland Company,
'H EASE REPOR] ANY DIFFEREIICES OR OWECTIOt4S I'q\ILDIATEtY, YOUR FAILURE TO IMMEDIATELY EXERCISE YObR R!GH1 TO HAVE PlFi'& q_ NCES OR OBJECTIONS

CORRI CTED WiLL BE DEf:MED YOUR AGREEI/EI'_I THAT ] HIS STATEMENT IS CORFIECT AND R/Q IFIED,
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ADM INVESTOR SERVICES, INC.

Chicago 13oard of I'rnde Building

141 W. Jackson Blvd, _ Suite 1600A

Chicago, Illinios 6(}80,I-3/90

14ON R_I Y CO!JMODIgY S1/-,TI_MEN I
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STATEMENT DATEI OCT 31, 2011

ACCOUNT NU_ERz 121 X2068

SALESMAN NU_ER: 121 XI21

INTRODUCED BY: RBC'WEALTH.MANAGEMSNT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

7/29/1 7 CALL AUG 12 h_/M NAT GAS E 5550 C .1860 US 7,602.00

7* OPTION HARKET VALUE .1086 7,602.00*

EXPIRE 7/26/12

AVERAGE LONGI .18600

LAST TRADE DATEz 7/26/12

9/86/1 14 CALL SEP 12 N_ NAT GAS E 5600 C .1700 US 17,052.00

14" OPTION MARKET VALUE .1218 17,052.00"

EXPIRE 8/28/12

AVERAGE LONG_ .17000

LAST TRADE DATEz 8/28/12

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C .2350 US 663.00

13" OPTION_IARKET VALUE .0051 663.00*

EXPIRE 12/27/11

AVERAGE LONG: .23500

LAST TRADE DATEI 12/27/11

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 O .2400 US 2,040.00

15" OPTION MARKET VALUE .0136 2,040.00"

EXPIRE 1/26/12

AVERAGE LONG1 .24000

LAST TRADE DATEI 1/26/12

5/09/1 Ii CALL MAY 12 NY_I NAT GAS E 5700 C .1820 US 4,081.00

Ii* OPTION MARKET VALUE .0371 4,081.00"

EXPIRE 4/25/12

AVERAGE LONG: .18200

LAST TRADE DATE1 4/25/12

6/17/1 7 CALL JL_ 12 NYM NAT GAS E 5700 C .1940 US 3,780.00

7* OPTION MARKET VALUE .0540 3,780.00*

EXPIRE 5/25/12

AVERAGE LONGI .19400

LAST TRADE DATEI 5/28/12

7/12/1 8 CALL _ 12 NYM NAT GAS E 5750 C .1850 US 5,784.08

8* OPTION MARKET VALUE .0723 5,784.00*

EXPIRE 6/26/12

AVERAGE LONGI .18500

LAST TRADE DATEz 6/26/12

12/02/0 35 CALL DEC Ii Nlq4 NAT GAS E 5900 C .3050 US 35.00

35* OPTION MARKET VALUE .0001 35.00*

EXPIRE 11/28/11

AVERAGE LONGI .30500

LAST TRADE DATEI 11/23/11

ADM INVI STOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Compa_,y.
PI_AS! _IEROR/ANYDIFFERENCESOROB/EC!IOHSIMMEOIKFttY. YOUFI tAILURETOIM",IFRIATEIYEXERCISE YOU_ F_IGI4f [O HAVF [)IFFE!{ NCESOH OB! CII()N_¢

COR_EC l E{) WILL BE DEEMED YOLIR AG RE E&!EN I THAr/HIS SI/',TEM ENT IS COI_F_EC'[ Ab, O RAIFIFIED,

_r T," __" , t:{ _EC,_D_ sLr*2i OT _O 1ER___ ,_Nrj r:,2N[}_RCN£ ©_l _*E,,hRSES!DE u(:,{7_S 7 : S _Eg-_L I _DC_RL' ET [ CE
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ADM INVESTOR SERVtCEEI, INC.

Chicago Board of trade Bufldh_g

1,!1 W. Jackson Blvd. _ ,_uile I600A

Chica go, l lli n io-; 60604-3190

MONTHLY COI/MODIIY SD%TEMEN i

PAGE

STATEMENT DATEI OCT 31, 2011

ACCOUNT NUMBERz 121 X2068

SALES_ANNU_ERI 121 X121

INTRODUCED BYz RBC.WEALTR.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NU 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 Or 312/242-7200.

DATE

310111
310211

410411

110311

113111

LONG/BUY SHRT/SELL

22

12

34*

14

14"

24

24*

29

29*

DESCRIPTION EX PRICE/LRGME CC

CALL MAR 12 NYM NAT GAS E 6000 C .1950 US

CALL MAR 12 NYM NAT GAS E 6000 C .1820 US

OPTION MARKET VALUE .0172

EXPIRE 2/24/12

AVERAGE LONGz .19041

LAST TRADE DATEz 2/24/12

CALL APR 12 NYM NAT GAS E 6000 C .1900 US

OPTION MARKET VALUE .0172

EXPIRE 3/27/12

AVERAGE LONGz .19000

LAST TRADE DATE1 3/27/12

CALL JAN 12 Nlq4 NAT GAS E 6300 C .3200 US

OPTION MARKET VALUE .0012

EXPIRE 12/27/11

AVERAGE LONG: .32000

LAST TRADE DATEI 12/27/11

CALL FEB 12 _ NAT GAS E 6350 U 12050 US

OPTION MAEKET VALUE .0044

EXPIRE 1/26/12

AVERAGE LONGz .20508

LAST TRADE DATEI 1/26/12

I. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3, ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

II. CONVERTED ACCT VALUE US

FUTURES P&L

OPTION PREMIUM

*** SEG USD ***

,SO

.SO

.SO

120,061.50-

355,779.00

355,779.00

355,779.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

US .00 88,313.50

US 120,061.50- 1,095,076.00-

DEBIT CREDIT

3,784.00

2,064.00

5,848.00*

2,408.00

2,408.00*

288.00

288.00*

1,276.00

1,276.00"

ADM INVESTOR SERVICES, IN[;, a wholly ov,,ned subsidiary of the Archer DaRiels Midland Compare/

qEASE REPOR] ANY DIFFERENCES OROBJ,_C!IONSIMMEDIAIEI',' YOUR FAILURI 10 IMM_-DIATI:LYEXERCISF YOUR RIGHI /OIbWF [)IF_E{ i-,CESOI{OBJ:C!IQHS

COHREC] {D WILL BE DEEMED YOUR RO REEI,,'I NT 71 {,_,_ ] HIS STA] EMEN F IS CORFIEO] AIq{) RATIFIED,



South Carolina

Report as of 10/31/2011 Close

Period

Closed Positions - May-2002/April-2003 Review
Closed Positions - May-2003/April-2004 Review
Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review
Closed Positions - May-2006/April-2007 Review
Closed Positions - May-2007/April-2008 Review
Closed Positions - May-2008/April-2009 Review
Closed Positions - May-2O09/Aprit-2010 Review
Closed Positions - May-2010/Apdl-2011 Review
Closed Positions - May-2011/November-2011 Review
Total Closed Positions Review Periods

Open Positions Total
Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,456

Realized Value

$2,424,270
$1,065,640 $400,810

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446,030

$3,599,735
$2,240,760

$673,090

$21,567,715

$1,006,320
$22,574,O35

$795,290
$4,925,506

($1,385,730
$1,159,981

_6,147,835
($12,587,530

($3,938,54_(_

($14,353,790
$355,779

($13,998,011

Net Value Realized

Gain or (Loss)
$1,474,82(

($664,83(
($56,3901

$2,461,81(

($4,754,95C
($1,748,43_
($9,593,86_

($16,187,26_
($6,179,30_

($673,0901

($35,921,50_

($650,541;
($36,572,04_



South Carolina May-2011/November-2011 Review
Report as ol 10/31/2011 C[ose

MMBtus
Counter Original Trade Strike/Fixed

Period TOO[ Purchased Per
party Date Month Price

Ma)'-11 Jail NYMEX 4/30/2010 170,0CO $6,10
Ma_t*l I _alJ NYMEX 9/28/2010 90,000 $4.CO
May-l" ]a_31fset NYMEX 10/25/2010 _0,CO0 $4,35
MaT-l' Jail(Sold NYMEX 4/26/2011 CO,CO0 $4.35
May-1 _a_143ffsot NYMEX 2/25/201I -901000 84.10
May-l" _.a_l(So'.d) NYMEX 4/26/2011 90,CO( $4.10
Jun-l" )9_1 NYMEX 6/1/2010 180,CO{ $6.90
Jun-l" )gfl NYMEX 10/27/201( 1CO,COl $4.70
Jun-l" Call NYMEX 10/20/201( 90,00( $4,70
Jun-l" Ca1143ffaet NYMEX 6/2/20' -CO,CO( $420
Jun-l! Ca_ (Sold NYMEX 5/25/20! 90,00( $4.20

Jul-11 Call NYMEX 7/1/201( 80,C<X $7,CO
Jul-11 Carl NYMEX 8/26/201( 70,00( 35.90
Ju_-11 Call NYMEX 10/25/201( 80,00( $4,7!
Jul*l 1 Call NYMEX 2/2/201" 70,00( $5,1!
Jul-11 Ca_t NYMEX 3]Z,201" CO,CO( $4.4!

Aug-I 1 Call NYMEX 7/30/201( CO,CO( $6.7!
Aug-11 Call NYMEX 8/31/201( 70,COC $6.9!
AW-11 Call NYMEX 10/25/301( CO,CO£ $49!
Aug-11 Call NYMEX 222/2011 70,CO£ $53(
AUg-11 Call _YMEX 3/2/2011 CO.CO£ $4.6(
Sep*l 1 Ca!l _YMEX 8/31/201C 80,006 $6.9{
Se_11 Ca!l XTYMEX 9/221201C 30,CO6 $621
Sep-11 Call _YMEX 10/37/301C CO,CO( $63_
Sep-11 Call _IYMEX 2/2/201 80,000 $5.5(

SeI_I 1 Call /YMEX 3/2/2011 $6,000 $4,6/
Oct-I 1 Ca!l IYMEX 9/30/201C 120,0CO $59(
OCt-ll CaPI _YMEX 10/18/201C 120,CO0 $6.5£
Oct-ll carl _YMEX I/4/2011 130,000 $62C
Oct-ll Carl _P(MEX 2/Z,2011 120,$60 $5.95
Oct-ll Caf_ _fYMEX 3/2/2011 120,0CO $6.1C

Nov-t1 Call qYMEX 10/29/201 4CO,CO0 $6.7C
Nov-11 Ca,_ ')gM EX 11/17/2010 I00,CO0 $560

SUMMARy; 2,910,000

Trade/
Purchase Purchase Expiration Expiration Realized Net Value Realized

Pdce Cost]Proceeds Date Price Value Gain or (LOSS)

$0.340( $57,80( 04/26/2011 E S0,CO0 $( ($57,80(
$0.250( 322,50( 04/26/2011 E $6.000 $( ($22.50C
$0247,' $19,CO( 04/26/2011 E $6.CO0 $( ($19,80C

{$0.CO70 {$2.964 04/36/2011 E $0.003 $( $2.¢'_
$0,158( $14.22( 04/26/2011 £ $6CO0 3( ($14.22C

($0 2870 ($25,83( 04/26/201t E SO.CO0 $( $25,_%
$6 205( $35,9OC 05/25/3011 E $6CO0 $( ($36,CO£
$6 238( $23,80C 05/25/2011 E $6.000 $( ($23,80C
$0235( $21,15C 05/25/2011 E $6.000 $( ($21,15C
$0.t65( $14,&5C 05/25/2011 E $6.CO0 $( ($14.85C

($0.1790 ($16,110'_ 05/25/2011 E $0.003 $( $16,11_
$0245( $I9,60C CO/27/2011 E S0.CO0 $( ($19,6CO
$0.18,% $12,955 O8/27/2011 E S0.CO0 $( ($12,950
$0240( $1-c 200 06/27/2011 E $60CO $C ($19,200
$0,184( $1.! 8CO 06/27/2011 E $0.CO0 $C ($12t880
$6,162C $12.960 06/27/2011 E $6.000 $C ($12!£60
$6.240C $19,2CO 07/26/2011 E $6.00( $C ($19.200
$6.220C $15,400 07/26/2011 E $6.CO( $C ($15,4CO
$0.245£ $19,600 07/26/2011 E $6.00( $C ($19,600
$6.184C $12.880 07/28t2011 E S0.CO( $C ($12,880
$6.167C $13,360 07/26/2011 E $600( $C ($13,360
$0.2730 $22,000 08/26/2011 E S0.C0( S0 ($22,000
$0.1650 $13,2CO 08/26/2011 E SO.CO( $6 ($t3,2CO
$6.256C $21.420 38/26/2011 E $6.CO( $0 {$21.420
$0.1840 $14,720 38/2672011 E $6.00( $6 {$14,720
$0.1650 $13_2CO 38/26/2011 E $600( $6 ($13,200
$02400 $28,800 39/27/2011 E S0.CO( $6 ($28.800
$6/2650 $31,CO0 39/27/2011 E S0.CO( $6 ($31rCo01
$0.1900 $24,700 39/27/3011 E $0.CO( $6 {$24,7CO I
$0.1700 $20,400 )9/27/2011 E S0,CO( $6 ($20,4CO I
$01600 $19_2CO )9/27/2011 E $O,OOE $6 ($19,2001
$0.2850 $114.0CO 10/26/2011 E $0.COC $6 ($114,CO0;
80.2550 $25,5CO )9/36/2011 E $6.00C $0 ($25,500;

$673,O90 $0 /3673.CO01



Open Positions - South Carolina

Report as of 10/31/2011 Close

pU_e MMBtus Strike/Fixed Purchase Purchase Trade/ NYMEX Net Value vs.
Period Toot C r Trade Date PurchaSedperMonth Price Price Cost/Proceeds ExpiratiOnDate Marketprice Market Value CurrentvalueMarket

Dec-11 Call NYMEX 12/2/2010 350,000 $5.90 $0.3050 $100,750 11/23/2011 E 0.0001 $35 ($106,715
Deco11 Call NYMEX 7/11/2011 120,000 $5.20 $0.1750 $21,000 11/23/2011 E 0.0011 $132 ($20,868
Dec-11 Call NYMEX 812512011 120,000 $4.55 30.1650 $19,800 1112312011 E _ 0.0166 $1,992 ($17,80_

Jan-12 Call NYMEX 1/3/2011 240,000 $6.30 $0.3200 $76,800 1212712011 E 0.0012 5288 ($76,512
Jan-12 Call NYMEX 2/15/2011 130,000 $5.60 $0.2350 $30,550 12/27/2011 E _0.0051 $663 ($29,8871

Jan-12 Cail NYMEX 8/1/2011 120,000 $0,10 $0.1830 $21,060 12/27/2011 E _0.0202 $2,424 ($19,536
Jan-12 Call NYMEX 912612011 120,000 $4.50 $0.1550 $18,600 12/27/2011 E _0.0863 $10,356 ($8.244 I,

Feb-12 Call NYMEX 1/31/2011 290,000 $0.35 $0.2050 $59,450 01/26/2012 E ;0,0044 $1,276 ($58,1741

Feb-12 Carl NYMEX 2/15/2011 150,000 $5.70 $0.2400 $36,000 0112612012 E ;0.0136 $2,040 ($33,96(

Feb_12 Cail NYMEX 8/1/2011 140,000 $5.25 $0.1750 $24,500 0112612012 E ;0.0317 $4.438 {$20,062 _,
Feb_12 Call NYMEX 912612011 150,000 $4.60 $0.1640 $24,600 0112612012 E ;0.1085 816,275 ($0,325 _,

Mar-12 Call NYMEX 3/112011 220,000 $0.00 80.1950 $42,900 02/24/2012 E ;0.0172 $3,784 ($39,1101
Mar-12 Call NYMEX 2/2/2011 120,000 $6.00 $0.1820 $21,840 02/24/2012 E i0.0172 82,084 ($10,774

Mar-12 Call NYMEX 8/1/2011 110,000 $5.30 80,1800 $19,800 02/2412012 E
Mar-12 Call NYMEX 912612011 110,000 84.65 $0,1680 816.460 02/24/2012 E

Apr-12 Call NYMEX 8/2312011 140,000 $4.95 $0.1650 $23,100 03/27/2012 E

Apt-12 Call NYMEX 1011712011 140,000 $4.55 $0.1550 $21,700 03/27/2012 E

;0.0479 $5,269 {$14,531
;0.1269 $13,959 $4,521

Apt-12 Call NYMEX 4/4/2011 140,000 $6.00 $0.1000 $26,600 03/27/2012 E ;0.0172 $2,408 ($24.192)

Apt-12 Cait NYMEX 6/24/2011 140,000 $5.40 $0.1820 $25,400 03/27/2012 E ;0.0430 $6,020 (819.460)

Apr-12 Call NYMEX 81812011 150,000 $5.05 $0.1750 $26,250 0312712012 E ;0.0737 $11,055 ($15,195)

0.0859 $12,026 ($11,074)
0.1568 $21,952 $252

May-12 Call NYMEX 5/912011 110,000 $5.70 $0.1820 $20,020 04/25/2012 E 0.0371 $4,081 ($15,939)

May-12 Catl NYMEX 012412011 120.000 $5.45 $0.1830 $21,960 04/25/2012 E 0.0530 $6,360 ($15,600)
May-12 Can NYMEX 8/8/2011 110,000 $0.15 $0.1700 $18,700 04125/2012 E 0.0810 $8,910 ($9,700)

May-12 Call NYMEX 8/25/2011 120,000 $5.00 $0.1650 $19.800 04/25/2012 E 0,1000 $12,000 I$7,800)
May-12 Call NYMEX 10t25/2011 110,000 $4.55 $0.1550 $17,050 04/2512012 E : 0.1875 $20.625 $3,575

Jun*12 Call NYMEX 611712011 70.000 $5.70 $0.1040 $13,580 05/25/2012E 0.0540 $3,700 ($9,800 /

Jun-12 Call NYMEX 01812011 70,000 $5.20 $0.1800 $12,600 05/25/2012 E 0.1007 $7,049 ($5,551)

0.1141 $9,128 I$4,8720.1370 $9,632 $1,778

Jun-12 Call NYMEX 8123/2011 80,000 $5.10 $0.1750 $14.000 05/25t2012 E
Jun-12 Call NYMEX 9126/2011 70,000 $4.95 $0.1630 $11,410 05/25/2012 E

Jul-12 Call NYMEX 7/12/2011 80,000 $5.75 $0.1350 $14,800 06/20/2012 E 0.0723 $5,784 ($9,016)

Jul-12 Call NYMEX 8/10/2011 70,000 $5.45 $0.1780 $12,250 0612612012 E 0.1009 $7,003 ($0,187)
Jul-12 Call NYMEX 812512011 80,000 $5,20 $0,1750 $14,000 0012612012 E
JuI-12 Call NYMEX 10/1412011 70,000 $5.00 $0.1650 $11,550 06/2612012 E

Aug-12 Call NYMEX 7/29/2011 70,000 $5.50 $0.1800 $13,020 07/28/2012 E

Aug°12 Call NYMEX 81812011 60,000 $5.45 $0.1780 $10,680 07/26/2012 E

Aug-12 Ca_l NYMEX 912012011 70.000 $5.20 $0.1730 $12,110 0712612012 E

Aug-12 Call NYMEX 10/14/2011 66,000 $5.15 $0,1650 $9.900 0712612012 E

SeF-12 Call NYMEX 916/2011 70,000 $5.6O $0.1700 $11,900 08/2812012 E

Sep*12 Call NYMEX 9/0/2011 70.000 $5.50 $0.1700 $11,900 08/20/2012 E

Sep-12 Cal_ NYMEX 912012011 60.000 $5.35 $0.1700 $10.200 08/28/2012 E
Sep-12 Ca_l NYMEX 1011412011 70,000 65.35 $0.1650 $11,550 08/20/2012 E

0.1334 $10,672 ($3,323)
0.1662 $11,634 $84

0.1086 $7,602 ($5,418
0.1203 $7,218 ($3,462

0.1557 $10,899 ($1,211
0.1639 $9,834 ($66

0,1218 $8,526 ($3.3741
0.1210 $8,526 ($3,3741

0.1559 $9,354 $846
i0.1559 $10,013 $6371

Oct-12 Call NYMEX 10/6/2011 210,000 $5.40 $0.1680 $35,200 09/25/2012 E 3.1744 $36,624 $1,34,_
OCt-12 Call NYMEX 1011712011 70,000 $5.50 $0.1700 $11.900 09/25/2012 E _0.1567 $11,109 (37911

SUMMARY: 5,170.000 31,006,320 3355,779 (3656,5411


